
Primary Market

Identifier Security Description Maturity Yield Cost Value

99BMO0082 Bmo Capital Markets 6/13/2016 0.290 200,000,000.00 200,000,000.00

99BNS0082 Bank Of Nova Scotia 6/13/2016 0.320 400,000,000.00 400,000,000.00

99HSBC0082 Hsbc 6/13/2016 0.270 500,000,000.00 500,000,000.00

99SNT0082 Suntrust 6/13/2016 0.300 100,000,000.00 100,000,000.00

99WFC0082 Wells Fargo 6/13/2016 0.270 50,000,000.00 50,000,000.00

1,250,000,000.00 1,250,000,000.00

00084BFG4 Abn Amro 6/16/2016 0.611 19,998,983.33 19,998,773.40

00084BFT6 Abn Amro 6/27/2016 0.601 14,996,500.00 14,997,216.30

00084BFV1 Abn Amro 6/29/2016 0.601 49,986,666.67 49,989,523.50

00084BHQ0 Abn Amro 8/24/2016 0.641 19,974,400.00 19,978,958.40

00084BJ13 Abn Amro 9/1/2016 0.651 29,956,666.66 29,963,410.80

00282CFL1 Abbott Laboratories 6/20/2016 0.621 47,494,273.61 47,495,408.18

00282CFU1 Abbott Laboratories 6/28/2016 0.596 24,993,791.67 24,995,437.50

00282CFV9 Abbott Laboratories 6/29/2016 0.600 19,994,666.67 19,996,126.20

00282CG89 Abbott Laboratories 7/8/2016 0.610 24,989,409.72 24,992,650.00

01854VFD3 Alliance Cap Mgmt L P 6/13/2016 0.370 13,000,000.00 12,999,610.00

01854VFE1 Alliance Cap Mgmt L P 6/14/2016 0.470 14,999,804.17 14,999,395.05

03785DGJ9 Apple 7/18/2016 0.450 39,982,500.00 39,983,491.20

03948GFM0 Archer Daniels Midland 6/21/2016 0.410 39,996,355.56 39,995,355.60

03948GFQ1 Archer Daniels Midland 6/24/2016 0.420 29,996,150.00 29,995,485.00

03948GFT5 Archer Daniels Midland 6/27/2016 0.410 49,992,027.78 49,990,721.00

0530A2FD7 Automatic Data Processing, Inc. 6/13/2016 0.350 13,000,000.00 12,999,642.50

0556C2FL2 Bmw 6/20/2016 0.450 33,997,025.00 33,996,430.00

19121AJ85 Coca Cola 9/8/2016 0.611 24,963,145.84 24,963,750.00

19121AJ93 Coca Cola 9/9/2016 0.591 44,935,100.00 44,933,797.35

19121ALH2 Coca Cola 11/17/2016 0.702 24,923,680.55 24,919,666.75

2546R2FH4 Walt Disney Co. 6/17/2016 0.471 39,997,911.11 39,997,433.20

30229AFP9 Exxon Mobil 6/23/2016 0.330 39,996,333.33 39,994,872.40

40434PM60 HSBC USA, Inc. 12/6/2016 0.909 84,623,922.22 84,620,893.20

42786TFP8 Hershey 6/23/2016 0.400 24,997,222.22 24,996,750.00

4497W0FM5 ING Funding LLC 6/21/2016 0.581 49,993,555.56 49,994,882.00

4497W0H35 ING Funding LLC 8/3/2016 0.520 49,963,166.71 49,962,800.00

64105GGT5 Nestle Capital Corp. 7/27/2016 0.541 49,967,000.00 49,974,019.50

64105GHG2 Nestle 8/16/2016 0.551 29,970,666.66 29,975,195.10

6698M4GJ5 Novartis 7/18/2016 0.465 39,981,916.67 39,983,491.20

69372AFL1 Paccar 6/20/2016 0.501 10,099,018.06 10,098,939.50

71344TFG2 Pepsico 6/16/2016 0.400 49,998,333.33 49,997,291.50
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71708EGJ8 Pfizer, Inc. 7/18/2016 0.460 94,957,513.89 94,957,782.95

71708EH99 Pfizer, Inc. 8/9/2016 0.471 49,962,791.67 49,958,333.50

88580CFL5 3m Co. 6/20/2016 0.330 24,998,395.89 24,997,583.25

89116EHN6 Toronto Dominion 8/22/2016 0.561 99,891,111.10 99,886,242.00

89116EJ61 Toronto Dominion 9/6/2016 0.604 49,930,347.22 49,922,878.00

1,371,500,352.87 1,371,504,236.03

912828F47 United States Treasury Note 9/30/2016 0.418 24,999,471.69 25,005,175.00

912828F88 United States Treasury Note 10/31/2016 0.526 24,985,708.42 24,993,400.00

912828G46 United States Treasury Note 11/30/2016 0.574 49,973,118.40 50,009,250.00

912828H29 United States Treasury Note 12/31/2016 0.625 25,000,000.00 25,016,125.00

912828H78 United States Treasury Note 1/31/2017 0.634 49,945,413.58 49,983,400.00

912828K41 United States Treasury Note 6/11/2016 0.364 15,000,000.00 15,002,910.00

189,903,712.09 190,010,260.00

3130A3J70 Federal Home Loan Bank 11/23/2016 0.625 15,000,000.00 15,007,860.00

3130A5FQ7 Federal Home Loan Bank 6/17/2016 0.350 25,000,000.00 25,000,225.00

3130A5FW4 Federal Home Loan Bank 6/17/2016 0.400 25,000,000.00 25,000,550.00

3130A5PP8 Federal Home Loan Bank 7/15/2016 0.420 25,000,000.00 25,002,725.00

3130A5RA9 Federal Home Loan Bank 6/20/2016 0.375 25,000,000.00 25,000,550.00

3130A5XU8 Federal Home Loan Bank 8/12/2016 0.430 25,000,000.00 25,016,075.00

3130A6BD8 Federal Home Loan Bank 9/9/2016 0.510 25,000,000.00 25,005,475.00

3130A7AG0 Federal Home Loan Bank 8/8/2016 0.585 10,000,000.00 10,005,630.00

3130A7JQ9 Federal Home Loan Bank 3/30/2017 0.414 15,000,000.00 15,001,995.00

190,000,000.00 190,041,085.00

313384B32 Federal Home Loan Bank 8/8/2016 0.562 9,991,288.89 9,994,960.00

313384D89 Federal Home Loan Bank 8/29/2016 0.552 19,976,472.22 19,986,140.00

313384D97 Federal Home Loan Bank 8/30/2016 0.552 19,976,166.66 19,985,960.00

313384E47 Federal Home Loan Bank 9/2/2016 0.461 24,974,125.00 24,978,275.00

313384G52 Federal Home Loan Bank 9/19/2016 0.501 24,965,972.22 24,973,725.00

313384N39 Federal Home Loan Bank 11/4/2016 0.516 34,927,900.00 34,940,780.00

313384ZQ5 Federal Home Loan Bank 7/20/2016 0.501 27,405,909.15 27,412,624.02

313384ZS1 Federal Home Loan Bank 7/22/2016 0.501 49,972,916.67 49,985,800.00

313384ZX0 Federal Home Loan Bank 7/27/2016 0.511 19,987,533.33 19,993,600.00

232,178,284.14 232,251,864.02

3137EADS5 Federal Home Loan Mortgage Corporation 10/14/2016 0.581 50,049,184.96 50,076,750.00

3137EADU0 Federal Home Loan Mortgage Corporation 1/27/2017 0.473 15,949,109.88 15,948,474.41

65,998,294.84 66,025,224.41

313396Q63 Federal Home Loan Mortgage Corporation 11/23/2016 0.511 11,972,290.00 11,977,020.00

11,972,290.00 11,977,020.00
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313588A47 Federal National Mortgage Association 8/1/2016 0.402 24,986,388.89 24,988,975.00

313588R64 Federal National Mortgage Association 12/1/2016 0.521 24,938,249.94 24,946,075.00

313588YC3 Federal National Mortgage Association 6/14/2016 0.370 39,999,588.89 39,999,760.00

313588ZN8 Federal National Mortgage Association 7/18/2016 0.401 24,990,277.81 24,993,625.00

114,914,505.53 114,928,435.00

3133EE4G2 Federal Farm Credit Bank 8/11/2016 0.400 25,000,000.00 25,005,300.00

25,000,000.00 25,005,300.00

313312E97 Federal Farm Credit Bank 9/7/2016 0.501 24,970,138.89 24,976,950.00

313312N97 Federal Farm Credit Bank 11/10/2016 0.542 19,955,000.00 19,964,740.00

313312P95 Federal Farm Credit Bank 11/18/2016 0.639 39,888,302.78 39,925,720.00

313312S50 Federal Farm Credit Bank 12/8/2016 0.663 24,918,416.67 24,943,875.00

313312S92 Federal Farm Credit Bank 12/12/2016 0.653 14,950,708.33 14,965,575.00

313312YE4 Federal Farm Credit Bank 6/16/2016 0.381 24,999,208.33 24,999,575.00

313312ZV5 Federal Farm Credit Bank 7/25/2016 0.412 24,988,041.67 24,992,350.00

174,669,816.67 174,768,785.00

4581X0CJ5 Inter-American Development Bank 9/12/2016 0.690 14,996,637.06 15,005,820.00

459052D86

International Bank for Reconstruction and 

Development 8/29/2016 0.511 29,967,275.04 29,979,210.00

459052P67

International Bank for Reconstruction and 

Development 11/15/2016 0.521 24,944,027.78 24,954,475.00

459058DS9

International Bank for Reconstruction and 

Development 10/14/2016 0.679 24,995,501.35 25,006,900.00

45905USB1

International Bank for Reconstruction and 

Development 5/2/2017 0.763 5,991,928.63 5,994,660.00

100,895,369.86 100,941,065.00

52470G791 Legg Mason Western Asset Inst Gov't 6/11/2016 0.290 307,955,665.14 307,955,665.14

61747C707 Morgan Stanley Liq Govt Inst 6/11/2016 0.266 94,531,111.00 94,531,111.00

825252885 Short-term Invts Tr Gov Agn Instl 6/11/2016 0.260 238,706,036.28 238,706,036.28

641,192,812.42 641,192,812.42

4,368,225,438.42 4,368,646,086.88
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